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A Finite Difference Method for Two-Sided
Space Fractional Anomalous Diffusion Equation
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(School of Mathematics and Computer, Panzhihua College, Panzhihua 617000, China)

Abstract: In this paper, an implicit difference scheme is proposed to solve initial boundary value
problems of two-sided space fractional anomalous diffusion equation. Their stability is achieved
by means of Gerschgorin theorem. Through the theorem of Lax, it is proved that difference
schemes are convergence under the same condition. Finally, an illustrative example is used to
demonstrate the validity and applicability of the difference scheme.
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